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ROI

+12.27%

Sharpe

1.00

Win Rate
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The strategy delivered a positive return of 12.27 percent with a Sharpe ratio of 1.00,

indicating acceptable risk adjusted performance for the period. However, the 33.3 percent win

rate suggests the system relies heavily on a few large gains to offset frequent losses, which is

a fragile edge. With only three total trades, the sample size is statistically negligible,

meaning these results are likely driven by variance rather than a consistent market advantage.

The 9.20 percent maximum drawdown is manageable but could quickly erode confidence if the low

win rate persists in a larger sample. The immediate next step is to extend the backtest period

or increase the trade frequency to establish statistical significance before considering live

ADDITIONAL METRICS

CAGR 12.27%

Sortino Ratio 0.77

Turnover 5.97x

Total Trades 3

Initial Capital $9997.00

Final Capital $11230.33
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Data source: real historical market candles. Execution, fills, slippage and commissions are simulated for research only.

Historical performance does not guarantee future results. Not investment advice.


